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INVESTMENTS OUTSTANDING AS OF 5/31/05 (SETTLEMENT BASIS)
CARRY-BASIS

LGIP-GOVERNMENT (7)

IS BOOK-VALUE AMORTIZED THROUGH 5/31/05
POOL :
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Description

IN SUBTOTAL FOR:
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RATE Maturity YIELD MOO S&P POSITION-SIZE #

TRI-PARTY REPO-TSY COLLATERAL
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9/30/06
10/31/06
10/31/06
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.105
.654
.105
.803
.118
.001

Aaa
Aaa
Aaa
Aaa
Aaa
Aaa
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(TYPE

934,000,000.00

D

NOTES & BON ( 12)

40,000,000.00
17,500,000.00
25,000,000.00
40,000,000.00
20,000,000.00
20,000,000.00
20,000,000.00
10,000,000.00
20,000,000.00
20,000,000.00
10,000,000.00
20,000,000.00
30,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
10,000,000.00
25,000,000.00
25,000,000.00
10,000,000.00
10,000,000.00
20,000,000.00
10,000,000.00
20,000,000.00
10,000,000.00

PRICE

100

-00000

-87900
.87900
.87900
-87900
-87900
-87900
.87900
-39800
-39800
-39800
-19900
-19900
-19900
-50400
-50400
-50400
-50400
-97700
.97700
.97700
.27300
.68750
.68750
-59000
-59000
-03125

$ CARRY-BASIS

2

MARKET-VALUE

934,000,000.

39,994,297.
17,499,794.
24,999,071.
39,998,905.
19,997,020.
19,996,799.
19,996,704.
9,987,961.
19,997,517.
19,902,607.
9,986,720.
19,884,153.
29,823,718.
9,967,349.
9,967,022.
9,951,331.
9,953,980.
9,993,568.
24,742,401.
24,742,401.
9,962,563.
9,980,208.
19,843,913.
9,958,544.
19,830,660.
9,981,852.

934,000,000.00

39,951,600.00
17,478,825.00
24,969,750.00
39,951,600.00
19,975,800.00
19,975,800.00
19,975,800.00
9,939,800.00
19,879,600.00
19,879,600.00
9,919,900.00
19,839,800.00
29,759,700.00
9,850,400.00
9,850,400.00
9,850,400.00
9,850,400.00
9,897,700.00
24,744 ,250.00
24,744 ,250.00
9,927,300.00
9,868,750.00
19,737,500.00
9,859,000.00
19,718,000.00
9,903,125.00

* $-ABOVE/BELOW

-42,697.
-20,969.
-29,321.
-47,305.
-21,220.
-20,999.
-20,904.
-48,161.
117,917.
-23,007.
-66,820.
-44,353.
-64,018.
-116,949.
-116,622.
-100,931.
-103,580.
-95,868.
1,848.
1,848.
-35,263.
-111,458.
-106,413.
-99,544.
-112,660.
-78,727.
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IS BOOK-VALUE AMORTIZED THROUGH 5/31/05

POOL: LGIP-GOVERNMENT (7)

Positi Sec-Id Description RATE Maturity YIELD MOO S&P POSITION-SIZE # PRICE $ CARRY-BASIS MARKET-VALUE * $-ABOVE/BELOW
47991 912828DD U S TREASURY NOTE  2.875 11/30/06 3.130 Aaa AAA  20,000,000.00 99.03125 2 19,925,817.19 19,806,250.00 -119,567.19
47992 912828DF U S TREASURY NOTE  3.000 12/31/06 3.151 Aaa AAA  20,000,000.00 99.13700 2 19,953,882.98 19,827,400.00 -126,482.98
48047 912828DF U S TREASURY NOTE  3.000 12/31/06 3.261 Aaa AAA  10,000,000.00 99.13700 2 9,960,118.41 9,913,700.00 -46,418.41
49456 912828DF US TREASURY NOTE 3.000 12/31/06 3.593 Aaa AAA  20,500,000.00 99.13700 2 20,314,539.62 20,323,085.00 8,545.38
49290 912828DJ U.S. TREASURY NOTE 3.125 1/31/07 3.667 Aaa AAA  25,000,000.00 99.28500 2 24,782,186.13 24,821,250.00 39,063.87
49216 912828DS U.S. TREASURY NOTE 3.625 4/30/07 3.716 Aaa AAA  50,000,000.00 100.04688 2 49,916,803.92 50,023,437.50 106,633.58

2.465 618,000,000.00 615,794,417.38 614,014,172.50 -1,780,244.88
32 ITEMS IN SUBTOTAL FOR: U.S. TREASURY NOTES & BONDS (TYPE  12)

2.739 1552000000.00 1549794417.38 1548014172.50 -1,780,244.88
33 ITEMS IN SUBTOTAL FOR: LGIP-GOVERNMENT (FUND 7



